This paper proposes a change in persistence test as an alternative method for testing de facto exchange rate regime changes. The tests are applied to 25 African countries, using monthly nominal exchange rate data for the period 1981:01-2005:12, and the results show that although this approach is broadly complementary to other approaches, it is able to identify some regime changes not picked up by existing methods.
1.

Introduction
The seminal paper of Frankel et al (2001) sets out a test to distinguish between announced or official exchange rate regimes and the de facto or practical regime.
Alternatively, this paper tests for de facto regime changes using change in persistence tests, following Harvey et al (2006) , where the change in an exchange rate regime between fixed and floating can in principle be detected by testing whether a change occurs in the order of integration of the time series. The idea is that a fixed exchange rate regime will be a stationary I(0) series, while on the other hand, a floating exchange rate regime might show persistence consistent with a non-stationary I (1) series, thus by detecting changes in the order of integration, changes in exchange rate regime can be identified. Our results, based on a sample of 25 African countries, show that the persistence tests can both identify regime changes not identified by other tests and reject regime change where other tests suggest such a regime change. These persistence change tests seem, in general, to be more supportive of the official IMF classification of exchange rate regimes.
The rest of the paper is set out as follows. Section 2 outlines the persistence change tests and Section 3 presents the data and examines the results.
Statistical Tests of Persistence
A time series y t , t  1,2,...,T , may be either I(0) or I(1) over all or part of its length.
If the series is constant I(0) or constant I(1) then the presumption is that there is no change of exchange rate regime. Suppose, however, that a series is I(0) over the subsample t  1,2,..., N * , but I(1) over the sub-sample t  N *  1,...,T ; this change in the behaviour of the series may reflect a change in the exchange rate regime. Harvey et al (2006) propose a set of ratio-based statistical tests, which are modified versions of those of Kim (2000) , Kim et al (2002) and Busetti and Taylor (2004) , and are designed to capture such changes in the persistence of a time series. Harvey et al (2006) consider the following model for y t :
where d t denotes a deterministic component (either a constant or constant plus linear trend), and  t is a zero mean process satisfying standard α-mixing conditions (e.g. 
or from I(1) to I(0), i.e.: 
where v t,N and ṽ t,N denote the residuals from the OLS regression of y t on d t over the sub-samples t  1,..., N , and t  N  1,...,T , respectively.
Specifically, three alternative tests are proposed to test H 0 against H 01 , based on the mean score, mean exponential and maximum principles:
where exp(bJ min ) is a Vogelsang ( 
Data and results
We use monthly data on 25 African countries' nominal exchange rates against the SDR for the period 1981 to 2005 giving a sample of 288 observations. Some 14 of these countries were in monetary union arrangements and so there are only 11
nominal exchange rates to consider. Over this time period, 7 of the 13 exchange rates officially changed from a pegged regime to a more flexible regime while the other 6 exchange rates maintained a constant de jure regime, pegged to a basket (Botswana, Morocco), the French franc/Euro (WAEMU, CAEMC) 4 , a crawling peg (Tunisia) or a floating regime (South Africa). Table 1 shows the full list of countries, the de jure exchange rate arrangements over the sample period and in the final column the regime identified by applying the Frankel et al model, which is used for comparison. 
